significant effect of living under common institutions on social trust comes after 400 years of imperial rule. By contrast, more recent history, such the former USSR or Yugoslavia, is not significantly associated with a reduction in cultural distances in terms of social trust. Even more strikingly, neither is the delimitation of current nation states, once history and geographic proximity are taken into account.
The rest of the paper is organized as follows. Section 1 presents a gravity model of cultural integration and the data. Section 2 presents the results. Section 3 concludes. More details on the model specification as well as all descriptive statistics, complete results and additional specifications are included in a web appendix.
A Gravity Model of Cultural Integration, History and Data
To study the determinants of cultural integration, this paper proposes a gravity approach. The model is an adaptation of a trade gravity model, which explains different intensities of trade integration as a function of the proximity of trading partners, respective and common characteristics of locations. In this 'cultural gravity model', different intensities of cultural integration are regressed on common characteristics of localities, such as shared history or common contemporaneous institutions, controlling for spatial proximity between locations and respective socio-demographic characteristics. An interesting application of this approach is that it is possible to use a common metric (kilometers) in order to quantify the respective contributions of the different determinants of cultural values that have been discussed in the literature, such as history but also physical proximity (Tabellini 2008, Giulano, Spilimbergo and Tonon 2006) , religion (Barro and McLeary 2003) or current institutions and democratization (Grosjean and Senik forth.) . Some of these determinants are likely to be correlated with history. For example, locations that are physically close are more likely to have experienced a common history. Also, part of the legacy of history may be captured through formal institutions. The dyadic model used in this paper makes it possible for controlling for such factors, what is important to determine whether the effect of history is not confounded by that of physical proximity or goes beyond any legacy of history on formal institutions. Atlas of Europe in order to reconstruct empires' delimitations and their evolution across time, from 1300, the start of empire consolidation in Medieval Europe, to 2000. The influence of history is reflected through different dummy variables, which reflect how long each locality pair was included in the same empire for. The minimum length of integration is 100 years and the maximum 700 years.
The data comes from the Life in Transition Survey
Second, most successor states borders do not coincide with former empires' borders. This is key to distinguish the legacy of history on culture from its legacy on current institutions.
Third, LITS contains precise localization data and a very rich set of attitudinal questions and socio economic background information, which allows for controlling for several determinants of cultural distance discussed above. History matters. Having belonged to the same former Empire for more than 100 years has the consistent and robust effect of diminishing dissimilarities in general trust, even when physical distance between locations, socio-demographic, economic and geopolitical conditions are taken into account. Such a persistent effect of past historical events, which are quite distant in time, is notable and sizeable and, strikingly, far outweighs the influence of current geopolitical factors, in particular nation states' borders. Indeed, the Same Country and Contiguity dummies, although significant and of the expected negative sign when included on their own (Column 2), lose significance when spatial proximity between locations and history are taken into account (Column 3). This may be explained by the fact that in this region, borders are quite recent -most borders were determined after the first World War or after the collapse of the Soviet Union and
Results and Applications

A. The Long Term Effects of History
Yugoslavia-and, in many cases, arbitrary. Still, this is a striking result in light of the strong country fixed effects that come out of cross country cultural comparisons, which generally ignore the role of history and the spatial processes of cultural diffusion.
In order to shed light on the rate of cultural change, the Same Empire dummy is separated into It is interesting to express the influence of each variable in terms of a common metric.
Integration in the same empire for more than 100 years 'reduces' cultural distance between two PSUs, in terms of general trust, by the equivalent of 1394 km. 2 The average physical distance between two locations in the sample is 1029km. At the sample average, having belonged to the same empire reduces this distance by 349km. By contrast, differences in religions increase the distance by 499km, at the sample average.
Most of the other covariates have expected positive signs: dissimilarities in terms of social class composition, education, gender composition, religion or differences in industrial development contribute positively to cultural distance in general trust and dissimilarity in economic occupations. Additional specifications show that the presence of geographical obstacles such as mountain ranges or differences in the degree of democratization between countries are significantly associated with larger cultural differences, but the effect of history remains robust to such additional controls.
B. More recent history: USSR, Yugoslavia and the European Union
Column 5 of Table 1 investigates the influence of more recent history. The variables USSR and Yugoslavia take value 1 if both locations in the pair used to belong to, respectively, the former USSR and former Yugoslavia. Strikingly, the former USSR appears to have no significant lasting effect on the differences in general trust. This is nevertheless in line with the previous result that it takes 400 years of political integration in order to have a sizeable impact on individual trust values. For the former Yugoslavia, the coefficient on general trust is positive, indicating greater dissimilarity. One reason could be the influence of war, a shocking enough event to have had such an impact, even in a short time span.
Several countries in our sample are also either member states of the European Union (EU) or candidate countries. Several dummy variables are constructed in order to reflect the status of each country in our sample relative to the EU. Results are displayed in Column 6. There is no significant relationship between EU integration and similarity in terms of general trust.
Conclusion
This cultural gravity model provides a tool to investigate the determinants of cultural integration
and can be applied to many dimensions of cultural integration. Here, the focus is on general trust, but the model could be applied to, for instance: the pattern of economic occupations, preferences for redistribution, corruption, or female labor force participation.
The main message of the paper is that history matters and cultural change is very slow. The The results also confirms not only that both history and spatial proximity play a role in cultural transmission but that they are also correlated. This implies that proxying cultural distance by history alone and ignoring the impact of physical proximity will result in overestimating the impact of history, and vice versa. Similarly, ignoring physical proximity and history altogether, for example by treating country averages as independent observations will result in a large bias.
In particular, country fixed effects will be overestimated. This paper cautions against the use of national averages for cross-country comparisons in cultural studies.
Web Appendix
A. Empirical Model and Definition of variables:
As usual in the trade gravity literature, the relationship between cultural distance and physical distance is assumed to be concave and the following dyadic model is estimated:
where the MD variables are metrics of dissimilarity between pairs of locations l and n.
Manhattan Distances, which sum over the absolute differences in shares of responses for multinomial variables (Head and Mayer 2008) are used throughout.
€ DC ln is defined as: Vertical transmission of preferences from parents to children implies some hysteresis in the transmission of preferences, which explains why history matters (Bisin and Verdier, 2001; Tabelini, 2010) . The influence of history is reflected through different dummy variables E, which reflect how long each locality pair was included in the same empire for (see Section 2). The minimum length of integration is 100 years and the maximum 700. A similar past history is expected to decrease cultural distance so that € α 1 is expected to be negative.
The next covariate in (1) examines the role of geographic distance between locations. The geographical distance between members of PSU pairs is computed from longitudinal and latitudinal coordinates of the geographical center of the PSU using the great circle formula. Since geographic distance is an obstacle to cultural diffusion, so that € α 2 is expected to be positive. As usual in the gravity trade models, I is a dummy variable indicating whether the two districts are located in the same country and C is a dummy variable to indicate whether two locations belong to different but adjacent countries. Finally, the regression specification includes an error term and a set of intercepts for each location (Primary Sampling Unit). The fixed effects are designed to capture third-location effects on the pairwise differences (Head and Mayer 2008) . Also, to account for the fact that standard errors are correlated among every pair that contains a specific observation, standard errors are adjusted for clustering on any observation that contains either member of a pair, following the multi-way clustering method by Cameron et al. (2010) .
Controls include dissimilarities between location pairs in terms of income (
B. History
The main historical event of interest is the integration of localities in the former Empires of Table A2 presents some descriptive statistics on the length and geographical delimitation of these empires.
C. Descriptive Statistics and Additional Results
Descriptive Statistics Figure AMap of Dynastic Empires in Central and Eastern Europe
Notes to Figure Table B1 and B2: All dependent variables are Manhattan Distance measures of dissimilarity between PSU pairs. "Distance" is expressed as the logarithm of the physical distance between PSUs in km. The Same Empire… dummies takes value 1 if both PSUs have belonged to the same Empire for the number of years indicated. Same Country and Contiguity are dummy variables that take value 1 if members of the pair belong to, respectively, the same country or adjacent countries. Socio-demo and eco controls include dissimilarity between pairs of PSUs in terms of religious affiliation, social class composition, education, age, industrial index and occupations. Democracy difference is the difference in Polity IV scores between the respective countries where the PUSs are located. It is 0 if both members are in the same country. EU takes value one if both member of the PSU pair belongs to countries that are EU members. EU candidates takes value one if both member of the PSU pair belongs to countries that are EU. EU-candidate EU takes value one if one PSU belongs to a member states and the other to a candidate country. All regressions include a constant and control for location fixed effects. Robust standard errors are adjusted for clustering on any observation which contains either member of a pair (multi-way clustering by each member of the pair following the Cameron et al. (2010) 
Additional Results
